


































































平成14年度 3ヲ200 。 3，200 
平成15年度 3，200 。 3，200 
平成16年度 3，200 。 3う200





1. G.H. Lin and M. Fukushima， Some exact pena1ty resu1ts for nonlineat pro-
grams and their applications to mathematical programs with equilibrium con-
straints， J ournα1 of Optimization Theory αnd Applicαtions 118 (2003)ぅpp.
67-80. 
2. G .H. Lin and M. Fukushima， N ew relaxation method for mathematical pro-
grams with complementarity constraintsぅJournα1of Optim，ization Theoryαηd 
Applicαtions 118 (2003)， pp. 81-116. 
3. M. Fuku山1回shima，守 Z.一Q.Lパuoand P. Ts問eng， A sequentia.l q午uadゐratic印a
q伊ua吋draticp戸ro句grammln時1唱gmethod for d必if島rおer陀en凶1抗ti同ablec∞on肝ve低xm丑1凶n出1廿um凶工n1註ization，SIAAI 
Journalon Opt'Imization 13 (2003)， pp. 1098-1119. 
4. H. Moriyama， N. Yamashita and M. Fukushima， The incremental Gauss-
N ewton algorithm with adaptive stepsize rule， Computationα1 Optimization 
αnd Applicαtions 26 (2003)， pp. 107-141. 
5. X. Chen and M. Fukushima， Asmoothing method for a mathematical program 
with P申matrixlinear complementarity constraints， Com，p'utαtionα1 Optimiza即
tionαnd Applicαtions 27 (2004)， pp. 223-246. 
6. N. YamashitaぅH.Dan and M. Fukushima， On the identi五cationof degenerate 
indices in the nonlinear complementarity problem with the proximal point 
algorithm， Mαthemαtical Programming 99 (2004)， pp. 377--:397. 
ιー7. D.H. Li， M. Fukushima， L.Qi and N. Yamashita， Regularized Newton meth-
ods for convex minimization problems with singular solutions， Compldational 
Optimizαtionαnd Applicαtions 28 (2004)ぅpp.131-147. 
8. C. KanzowぅN.Yamashita and M. FukushimaうLevenberg-Marquardtmethods 
for constrained nonlinear equations with strong local convergence properties， 
JOllrnα1 0/Complltationalαηd Applied Mαthem， 
9. G.H. Lin and M. Fukushima， Amodi五edrelaxation scheme for mathematical 
programs with complementarity constraints， Annαls 0/ Operations Reseαrch 
133 (2005)ぅpp.63-84. 
10. J .-8. Pang and M. Fukushima， Quasi-variational inequalities， genera.l五1Z民edNa
equ1山i日br冗n民a，and mu1ti巴leader-followergames， Compldαtionα1Mαnαgement Scι 
ence 2 (2005)， pp. 21-56. 
11. 8. Hayashi， T.Yama伊lchi，N. Yamashita and M. Fukushima， A matrix split-
ting method for symmetric affine second-order cone complementarity prob-
lems， JOllrnal 0/ Co仰 lltationaland Applied Mαthematics 175 (2005)， pp. 
335-353. 
12. G.H. Lin and M. Fukushima， A class of stochastic mathematical programs 
with complementarity constraints: Reformulations and algorithms， JOllrnal 0/ 
Indllstrial and Managiθ'ment 伽 imizatiol!1 (2005)ぅpp.99-122. 
13. N. 8agara and M. Fukushima， A trust region method for nonsmooth convex 
optimization， J 01lr1 
pp. 171一180.
-3 
14. C. Ling， X. Chen， M. Fukushima. a.nd L. Qi， A smoothing implicit progra.mming 
a.pproa.ch for solving a. cla.s of stocha.stic generalized semi-infinite progra.mming 
problems， PαcポcJ07.lrnαl o/Optimizαtion 1 (2005)， pp. 127-145. 
15. G.H. Lin a.nd M. Fukushima.， Regula.riza.tion method for stocha.stic ma.themaι 
ica.l progra.ms with complementa.rity constra.intsう E'uropeαnSeγies of Applied 
αnd Ind7.lstrial M athem，αtics (ESAIM): ControlJ Optim:izationαnd the CαlC7.ll7.ls 
0/ Variαtions (COCV) 11 (2005)， pp. 252-265. 
16. S. Ha.ya.shiヲ N.Ya.ma.shita. a.nd M. Fukushima.， A combined smoothing a.nd 
regula.riza.tion method for monotone second-order cone complementa.rity prob-
lems， toa.ppea.r in SIAM J07.lrnαl on Optim，ization. 15(2005)， pp. 593・615.
17. G .H. Lin a.nd M. Fukushilna.， Hybrid a.pproa.ch with a.ctive set identifica.tion 
for ma.thema.tica.l programs with complementarity constraintsフ toappea.r in 
J07.lrnαl o/Optimizαtion Theory αnd A pplications. 
18. C. Kanzowぅ C.Na.gelう H.Kato a.nd M. Fukushima.， Successive linea.riza.tion 
lnethods for nonlinea.r semide五niteprogra.ms， to appea.r in Computational Op-























































A sequential quadratically constrained quadratic programming method for 
differentiable convex minirr由ation，[SIAM .Journα1 on Optimization 13 
(2003)， pp. 1098-1119] ................................................... 9 
A smoothing method for a mathematical program with P-rriatrix linear 
complementarity constraints， [Computational Optim，izationαnd 
Applicαtions 27 (2004)， pp. 223-246] .................................... 31 
Regularized Newton methods for convex minimization problems with singular 
solutions， [Computαtional Optimizαtionαnd Applications 28 (2004)， 
pp. 131-147] ・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・・......一................55 
A combined smoothing and regularization method for monotone second-order 
cone complementarity problems， [SIAM .Journα1 on Optimization 15， 
(2005)， pp. 593-615] ・・・・・・・・・・・・・・・・・・・・・・・・・・・・・.......一..............73 
Successive linearization methods for nonlinear semidefinite programs， 
[ComputαtionαIOptimizαtionαnd A pplicationsぅ掲載予定].......•....••. 97 
7-
